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PE®EPAT

Jlunnomnan paboma: 50 ctpanun, 61 pucyHok, 11 tabnui, 16 nCTOUHHKOB

Knwueevie cnosa: OBPATHOE T'AYCCOBCKOE PACITPEAEJIEHME,
YCTOMYMBOE PACIIPEJIEJIEHUE, PACIHPEJEJIEHUE CTBIOJEHTA,
PACIIPEJIEJIEHUE KUMA-PAUYEBA, VYMEPEHHO VCTOUYMBOE
PACIIPEJIEJIEHUE, KJIIACCUYECKOE VMEPEHHO VYCTOWYMBOE
PACIIPEJIEJIEHUE, MOJU®UITUPOBAHHOE YMEPEHHO YCTOMYNBOE
PACIIPEJEJEHUE, GARCH(1,1), BOJATWIBHOCTbB, VaR, TVaR, ES,
ITPOTHO3MPOBAHUE

Oovekm  uccnedosanusa:  OOpaTHOE  TayCCOBCKOE paclpejielieHue,
YCTOMUYMBOE pacnpeaeneHue, pacnpenaenenne CTerofeHTa, pacnpenenenne Kuma-
PadeBa, yMepeHHO YCTOWUYMBOE paclpeaciieHue, MOIU(PUIIMPOBAHHOE YMEPEHHO
YCTOMYHNBOE pacrpeneneHue, KJIACCHYECKOE YMEPEHHO YCTOMYUBOE
pacnpenenenune, GARCH(1,1), VaR, TVaR, ES

Ilens padomel: vizyveHue U MOJCIMPOBAHKIE PA3IUYHBIX PACTIPEACICHUN, B
3aBHCHMOCTH OT mapameTpoB. M3ydyenue u moaenupoBanre GARCH(1,1)-mMonenu
Ha OCHOBE PAaCCMOTPEHHBIX pacHpe/eICHu, pacueT Mep pUcKa JIS TOJyYEHHBIX
JTAHHBIX

Memoowl uccinedosanusn: METOIbI TEOPUH BEPOSITHOCTEN U MATEMATHUECKOMN
CTaTUCTUKU, YUCJIICHHBIE METO/Ibl, CTATUCTHYECKUH TakeT R.

Pe3ynomam: peanmzanusi MOACTHPOBAHUS  YCTOWYHMBBIX  CITy9alHBIX
BenuuMnH, BenuuuH ¢ |G-pacnpenenenveM, BeNWYUMH C  paclpeiesieHUEM
Crertomenta, BpemeHHbIX psmoB GARCH(1,1), xpuBoii VaR; oneHuBanue
napamerpoB GARCH(1,1)

Oéaacmoio npumenenus siBnsieTcs GUHAHCOBAsI MATEMATHKA.



ABSTRACT

Graduate work: 50 pages, 61 figures, 11 tables, 16 sources

Key words: INVERSE GAUSSIAN DISTRIBUTION, STABLE
DISTRIBUTION, STUDENT DISTRIBUTION, DISTRIBUTION OF KIM-
RACHEV, TEMPERED STABLE DISTRIBUTION, CLASSICAL TEMPERED
STABLE DISTRIBUTION, MODIFIED TEMPERED STABLE
DISTRIBUTION, GARCH(1,1), VOLATILITY, VaR, TVaR, ES, FORECAST

Object of study: a inverse Gaussian distribution, a stable distribution,
Student distribution, distribution of Kim-Rachev, tempered stable distribution,
classical tempered stable distribution, modified tempered stable distribution,
GARCH(1,1), VaR, TVaR, ES

Objective: study and modeling of various distributions, depending on the
parameters. Study and modeling of the GARCH (1,1) -model based on the
considered distributions, calculation of risk measures for the obtained data

Methods of research: methods of probability theory and mathematical
statistics, R package.

Result: implementation of simulate a sample having a stable distribution,
IG-distribution, Student’s distribution, time series GARCH(1,1), VaR; estimating

parameters GARCH(1,1) processes, forecasting volatility.

The field of application is financial mathematics.



